Hol dll‘lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
usD US DOLLAR
-2,518.710  Local 1.000000 -2,518.71 1.000000 -2,518.71 0.00 0.00
Base 1.000000 -2,518.71 1.000000 -2,518.71 0.00 0.00
US DOLLAR Total
-2,518.710  Local -2,518.71 -2,518.71 0.00 0.00
Base -2,518.71 -2,518.71 0.00 0.00
CASH Total
-2,518.710  Base -2,518.71 -2,518.71 0.00 0.00
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
7426M5TE4 PRIVATE EXP. FUNDING 2.480000 14 Jun 2019
20,000,000.000 Local 99.910444 19,982,088.89 99.910444 19,982,088.89 0.00 1.16
Base 99.910444 19,982,088.89 99.910444 19,982,088.89 0.00 1.16
7426M5W42 PRIVATE EXP. FUNDING 2.460000 04 Sep 2019
30,000,000.000 Local 99.350833 29,805,250.00 99.350833 29,805,250.00 0.00 1.73
Base 99.350833 29,805,250.00 99.350833 29,805,250.00 0.00 1.73
7426M5X17 PRIVATE EXP. FUNDING 2.470000 01 Oct 2019
20,000,000.000 Local 99.162944 19,832,588.89 99.162944 19,832,588.89 0.00 1.15
Base 99.162944 19,832,588.89 99.162944 19,832,588.89 0.00 1.15
912796RF8 TREASURY BILL 10/19 0.00000 2.391200 10 Oct 2019
15,000,000.000 Local 99.129869 14,869,480.34 99.129869 14,869,480.34 0.00 0.87
Base 99.129869 14,869,480.34 99.129869 14,869,480.34 0.00 0.87
912796RT8 TREASURY BILL 01/20 0.00000 2.520000 02 Jan 2020
5,000,000.000 Local 98.495000 4,924,750.00 98.495000 4,924,750.00 0.00 0.29
Base 98.495000 4,924,750.00 98.495000 4,924,750.00 0.00 0.29
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HOI dmgs ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912796RZ4 TREASURY BILL 07/19 0.00000 2.471800 11 Jul 2019
10,000,000.000 Local 99.725356 9,972,535.55 99.725356 9,972,535.55 0.00 0.58
Base 99.725356 9,972,535.55 99.725356 9,972,535.55 0.00 0.58
912796SF7 TREASURY BILL 08/19 0.00000 2.321200 29 Aug 2019
15,000,000.000  Local 99.426148 1491392217  99.426148 14,913,922.17 0.00 0.87
Base 99.426148 14,913,922.17 99.426148 14,913,922.17 0.00 0.87
912796SNO TREASURY BILL 10/19 0.00000 2.401000 17 Oct 2019
10,000,000.000 Local 99.079617 9,907,961.66 99.079617 9,907,961.66 0.00 0.58
Base 99.079617 9,907,961.66 99.079617 9,907,961.66 0.00 0.58
912796VH9 TREASURY BILL 06/19 0.00000 2.310000 25 Jun 2019
60,000,000.000 Local 99.844071 59,906,442.67 99.844071 59,906,442.67 0.00 3.49
Base 99.844071 59,906,442.67 99.844071 59,906,442.67 0.00 3.49
912796VM8 TREASURY BILL 07/19 0.00000 2.311000 23 Jul 2019
20,000,000.000 Local 99.666189 19,933,237.78 99.666189 19,933,237.78 0.00 1.16
Base 99.666189 19,933,237.78 99.666189 19,933,237.78 0.00 1.16
912796VN6 TREASURY BILL 07/19 0.00000 2.326800 30 Jul 2019
20,000,000.000 Local 99.638053 19,927,610.67 99.638053 19,927,610.67 0.00 1.16
Base 99.638053 19,927,610.67 99.638053 19,927,610.67 0.00 1.16
921FRK000 BMO TRIPARTY MTGE CLAS/ISIT/RTRP MATU//20121224 2.460000 03 Jun 2019
54,231,699.550 Local 100.000000 54,231,699.55 100.000000 54,231,699.55 0.00 3.16
Base 100.000000 54,231,699.55 100.000000 54,231,699.55 0.00 3.16
926NKW009 AMHERST PIERPONT 04/15 VAR 2.470000 03 Jun 2019
88,000,000.000 Local 100.000000 88,000,000.00 100.000000 88,000,000.00 0.00 5.12
Base 100.000000 88,000,000.00 100.000000 88,000,000.00 0.00 5.12
926NKW009 AMHERST PIERPONT 04/15 VAR 2.470000 03 Jul 2019
50,000,000.000 Local 100.000000 50,000,000.00 100.000000 50,000,000.00 0.00 2.91
Base 100.000000 50,000,000.00 100.000000 50,000,000.00 0.00 2.91
927YHY004 RBC CAPITAL MARKETS REPO 04/16 VAR 2.360000 03 Jun 2019
50,000,000.000 Local 100.000000 50,000,000.00 100.000000 50,000,000.00 0.00 2.91
Base 100.000000 50,000,000.00 100.000000 50,000,000.00 0.00 2.91
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Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
979QHR003 SOUTH STREET REPO 2.500000 03 Jun 2019
164,162,456.290 Local 100.000000 164,162,456.29 100.000000 164,162,456.29 0.00 9.55
Base 100.000000 164,162,456.29 100.000000 164,162,456.29 0.00 9.55
979QHR003 SOUTH STREET REPO 2.450000 13 Jun 2019
50,000,000.000 Local 100.000000 50,000,000.00 100.000000 50,000,000.00 0.00 2.91
Base 100.000000 50,000,000.00 100.000000 50,000,000.00 0.00 2.91
979QHT009 WELLS FARGO REPO 2.400000 04 Jun 2019
110,000,000.000 Local 100.000000 110,000,000.00 100.000000 110,000,000.00 0.00 6.40
Base 100.000000 110,000,000.00 100.000000 110,000,000.00 0.00 6.40
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 1.260000 01 Jun 2019
2,518.630 Local 100.000000 2,518.63 100.000000 2,518.63 0.00 0.00
Base 100.000000 2,518.63 100.000000 2,518.63 0.00 0.00
979TUWO001 GUGGENHEIM SECURITIES REPO 08/14 VAR 2.440000 03 Jun 2019
400,000,000.000 Local 100.000000 400,000,000.00 100.000000 400,000,000.00 0.00 23.28
Base 100.000000 400,000,000.00 100.000000 400,000,000.00 0.00 23.28
US DOLLAR Total
1,191,396,674.470  Local 1,190,372,543.09 1,190,372,543.09 0.00 69.27
Base 1,190,372,543.09 1,190,372,543.09 0.00 69.27
CASH EQUIVALENT Total
1,191,396,674.470  Base 1,190,372,543.09 1,190,372,543.09 0.00 69.27
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
912796QM4 TREASURY BILL 06/19 0.00000 20 Jun 2019
40,000,000.000 Local 99.872674 39,949,069.48 99.893396 39,957,358.40 8,288.92 2.33
Base 99.872674 39,949,069.48 99.893396 39,957,358.40 8,288.92 2.33
912796QV4 TREASURY BILL 08/19 0.00000 15 Aug 2019
10,000,000.000  Local 99.491375 9,949,137.51 99.537667 9,953,766.70 4,629.19 0.58
Base 99.491375 9,949,137.51 99.537667 9,953,766.70 4,629.19 0.58
& Issue has redenominated but Local is not converted
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Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912796RS0 TREASURY BILL 06/19 0.00000 06 Jun 2019
40,000,000.000 Local 99.966511 39,986,604.44 99.982133 39,992,853.20 6,248.76 2.33
Base 99.966511 39,986,604.44 99.982133 39,992,853.20 6,248.76 2.33
912796RU5 TREASURY BILL 06/19 0.00000 13 Jun 2019
40,000,000.000 Local 99.919500 39,967,800.02 99.937176 39,974,870.40 7,070.38 2.33
Base 99.919500 39,967,800.02 99.937176 39,974,870.40 7,070.38 2.33
912796RV3 TREASURY BILL 06/19 0.00000 27 Jun 2019
40,000,000.000 Local 99.825042 39,930,016.69 99.851000 39,940,400.00 10,383.31 2.32
Base 99.825042 39,930,016.69 99.851000 39,940,400.00 10,383.31 2.32
912796SA8 TREASURY BILL 07/19 0.00000 25 Jul 2019
40,000,000.000 Local 99.637469 39,854,987.42 99.668741 39,867,496.40 12,508.98 2.32
Base 99.637469 39,854,987.42 99.668741 39,867,496.40 12,508.98 2.32
912796SD2 TREASURY BILL 02/20 0.00000 27 Feb 2020
5,000,000.000 Local 98.135821 4,906,791.04 98.329958 4,916,497.90 9,706.86 0.29
Base 98.135821 4,906,791.04 98.329958 4,916,497.90 9,706.86 0.29
912796SEQ TREASURY BILL 08/19 0.00000 0.010000 22 Aug 2019
10,000,000.000  Local 99.440806 9,944,080.55 99.490000 9,949,000.00 4,919.45 0.58
Base 99.440806 9,944,080.55 99.490000 9,949,000.00 4,919.45 0.58
912796SF7 TREASURY BILL 08/19 0.00000 0.010000 29 Aug 2019
15,000,000.000 Local 99.391092 14,908,663.77 99.442958 14,916,443.70 7,779.93 0.87
Base 99.391092 14,908,663.77 99.442958 14,916,443.70 7,779.93 0.87
912796SG5 TREASURY BILL 09/19 0.00000 0.010000 05 Sep 2019
15,000,000.000  Local 99.344667 14,901,699.98 99.395841 14,909,376.15 7,676.17 0.87
Base 99.344667 14,901,699.98 99.395841 14,909,376.15 7,676.17 0.87
912796SJ9 TREASURY BILL 09/19 0.00000 19 Sep 2019
10,000,000.000  Local 99.251175 9,925,117.50 99.310375 9,931,037.50 5,920.00 0.58
Base 99.251175 9,925,117.50 99.310375 9,931,037.50 5,920.00 0.58
912796SNO TREASURY BILL 10/19 0.00000 0.010000 17 Oct 2019
15,000,000.000 Local 99.081916 14,862,287.45 99.130167 14,869,525.05 7,237.60 0.87
Base 99.081916 14,862,287.45 99.130167 14,869,525.05 7,237.60 0.87
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Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912796SP5 TREASURY BILL 10/19 0.00000 0.010000 24 Oct 2019
25,000,000.000 Local 99.034936 24,758,734.02 99.085661 24,771,415.25 12,681.23 1.44
Base 99.034936 24,758,734.02 99.085661 24,771,415.25 12,681.23 1.44
912796SQ3 TREASURY BILL 10/19 0.00000 0.010000 31 Oct 2019
25,000,000.000 Local 98.989892 24,747,473.09 99.044097 24,761,024.25 13,551.16 1.44
Base 98.989892 24,747,473.09 99.044097 24,761,024.25 13,551.16 1.44
912796SU4 TREASURY BILL 11/19 0.00000 29 Nov 2019
10,000,000.000  Local 98.833556 9,883,355.59 98.860740 9,886,074.00 2,718.41 0.58
Base 98.833556 9,883,355.59 98.860740 9,886,074.00 2,718.41 0.58
912796VG1 TREASURY BILL 06/19 0.00000 0.010000 18 Jun 2019
20,000,000.000 Local 99.887092 19,977,418.35 99.905263 19,981,052.60 3,634.25 1.16
Base 99.887092 19,977,418.35 99.905263 19,981,052.60 3,634.25 1.16
912796VJ5 TREASURY BILL 07/19 0.00000 0.010000 02 Jul 2019
70,000,000.000 Local 99.805328 69,863,729.79 99.814507 69,870,154.90 6,425.11 4.07
Base 99.805328 69,863,729.79 99.814507 69,870,154.90 6,425.11 4.07
912796VK2 TREASURY BILL 07/19 0.00000 0.010000 09 Jul 2019
40,000,000.000 Local 99.747722 39,899,088.83 99.771100 39,908,440.00 9,351.17 2.32
Base 99.747722 39,899,088.83 99.771100 39,908,440.00 9,351.17 2.32
912796VN6 TREASURY BILL 07/19 0.00000 30 Jul 2019
60,000,000.000 Local 99.639915 59,783,948.80 99.638333 59,782,999.80 -949.00 3.48
Base 99.639915 59,783,948.80 99.638333 59,782,999.80 -949.00 3.48
US DOLLAR Total
530,000,000.000 Local 528,000,004.32 528,139,786.20 139,781.88 30.73
Base 528,000,004.32 528,139,786.20 139,781.88 30.73
FIXED INCOME Total
530,000,000.000 Base 528,000,004.32 528,139,786.20 139,781.88 30.73
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Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal
1,721,394,155.760  Base 1,718,370,028.70 1,718,509,810.58 139,781.88 100.00
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Holdings
Currency Summary

As of: May 31, 2019

ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

View Date:

FUND: ATZG
June 7, 2019

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
-2,518.710  Local -2,518.71 -2,518.71 0.00 0.00 0.00
Base -2,518.71 -2,518.71 0.00 0.00 0.00 0.00
CASH EQUIVALENT
1,191,396,674.470  Local 1,190,372,543.09 1,190,372,543.09 69.27 0.00 0.00
Base 1,190,372,543.09 1,190,372,543.09 69.27 0.00 0.00 0.00
FIXED INCOME
530,000,000.000 Local 528,000,004.32 528,139,786.20 30.73 139,781.88 139,781.88
Base 528,000,004.32 528,139,786.20 30.73 139,781.88 0.00 139,781.88
US DOLLAR Total
1,721,394,155.760  Local 1,718,370,028.70 1,718,509,810.58 100.00 139,781.88 139,781.88
Base 1,718,370,028.70 1,718,509,810.58 100.00 139,781.88 0.00 139,781.88
FUND Total
1,721,394,155.760 Base 1,718,370,028.70 1,718,509,810.58 100.00 139,781.88 0.00 139,781.88
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Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
-2,518.710 -2,518.71 -2,518.71 0.00 0.00 0.00 0.00
CASH Total
-2,518.710 -2,518.71 -2,518.71 0.00 0.00 0.00 0.00
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Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET.
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,191,396,674.470 1,190,372,543.09 1,190,372,543.09 69.27 0.00 0.00 0.00
CASH EQUIVALENT Total
1,191,396,674.470 1,190,372,543.09 1,190,372,543.09 69.27 0.00 0.00 0.00
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
Asset Summary NS A STATE STREET
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
530,000,000.000 528,000,004.32 528,139,786.20 30.73 139,781.88 0.00 139,781.88
FIXED INCOME Total
530,000,000.000 528,000,004.32 528,139,786.20 30.73 139,781.88 0.00 139,781.88
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,721,394,155.760 1,718,370,028.70 1,718,509,810.58 100.00 139,781.88 0.00 139,781.88
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I—Ioldmgs ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
A By FUND:  ATZG STATE STREET
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
-2,518.710 -2,518.71 -2,518.71 0.00 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,191,396,674.470 1,190,372,543.09 1,190,372,543.09 69.27 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
FIXED INCOME
530,000,000.000 528,000,004.32 528,139,786.20 30.73 139,781.88 0.00 139,781.88
140,730.88 GN 0.00 GN 140,730.88 GN
-949.00 LS 0.00 LS -949.00 LS
FUND Total
0.000 1,721,394,155.760 1,718,370,028.70 1,718,509,810.58 100.00 139,781.88 0.00 139,781.88
140,730.88 GN 0.00 GN 140,730.88 GN
-949.00 LS 0.00 LS -949.00 LS
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